Abstract. In this paper, the monthly data of consumption price index in Yunnan from January 2000 to December 2014 is selected as the sample, and the ARIMA (12, 1, 10) model is established to forecast the consumer price index of Yunnan residents. This model fits the sample data, the prediction error is small and the precision is high. Then the model can be used to forecast the consumer price index of Yunnan province in 2016. The results show that the indicators in 2016 remained stable with a slight increase, which provides a theoretical basis for the government to formulate economic control policies.
Introduction
Consumer price index (CPI) reflects the changes in the level of consumer goods and services related to the life of residents. It is an important indicator of macroeconomic analysis and national economy accounting.
In the analysis of CPI, many scholars have used a variety of statistical software and statistical methods to study the trend of consumer price index. Yuan Guojun and Xie Changfeng established the seasonal ARIMA model to forecast the price index of our country, and eliminated the long-term trend and fitted out the random walk model [1] . In view of the seasonal trend of the consumer price index of our country, Geng Yemeng and Lv Shu used the time series model, and gave the reasons for the change of CPI [2] . Yang Yingmei used the monthly data of Beijing in the past 15 years to establish the ARIMA model, listed a number of factors affecting the Beijing CPI [3] . Most of them have a wide range of research, generally focus on the overall level of China's CPI, or a faster development of the city, and directly for the study of Yunnan province is very small. This paper chooses the monthly data of the consumer price index of Yunnan province from January 2000 to December 2014 as the sample. First, the smoothness test is carried out. Because the sequence is not smooth, so the first order difference is carried out, then the first order differential sequence white noise test, and then fitted ARIMA model, and then use the model to predict the CPI index of Yunnan province in 2015 and compared with the real data. Finally, through the above analysis, the paper draws the basic direction of future CPI trend in Yunnan province, and puts forward some suggestions on the future development of Yunnan in order to promote the positive and steady development of Yunnan economy and the quality of life.
ARIMA Model
The ARIMA (p, d, q) model is a commonly used time series analysis model. It consists of three parts: the autoregressive process [AR (p)], that is, the current value of a time series can be expressed as a linear combination of its delayed p-term observations; single [I (d)], refers to the number of times that a non-stationary time series is transformed into a stationary sequence; moving average process [MA (q)], that is, the model value can be expressed as a linear function of the q-order residual term. The general form is:
is the zero-mean white noise sequence; ( )
is the autoregressive coefficient polynomial of the stationary reversible ARMA (p, q) model;
is the moving smoothing coefficient polynomial of the stationary reversible ARMA (p, q) model.
Establishment of Model

Data source
In this paper, data comes from the Yunnan consumer price index in 2000.01 ~ 2015.08 released by the National Bureau of Statistics website (http://www.stats.gov.cn/tjsj). In order to facilitate the fitting effect of the model, we use the data from 2000 to 2014. Then the model is used to forecast the CPI in the first half of 2015, and compares with the real data. All of the data processing use Eviews 8.0 software.
Stability test
First of all, the sequence is pretreated to test its smoothness. Drawing drawing the sequence autocorrelation graph, as shown in Fig.1 , we find that with the number of delay period increasing, the speed of sequence autocorrelation coefficient decreasing to zero is very slow, which shows that the sequence is not smooth. The results of the ADF test are shown in figure 2 , and the unit root statistic ADF = -2.861562 is greater than the ADF threshold value of the significance level in 1% and 5%. Therefore, the original hypothesis is obtained, and the sequence is non-stationary. 
Building of model
In order to eliminate the trend of time series, we carry the first order difference for the original time series, and get its autocorrelation graph as shown in Fig.3 . It shows that the autocorrelation coefficient and the partial autocorrelation coefficient are significantly not 0 when lagged at 10 and 12 orders. Therefore, the sequence of first order difference is the stationary time series. At the same time, its ADF test result is t = -8.122794, less than the ADF threshold value of significance level in 1%, 5% and 10%. Thus, the original hypothesis is rejected, and the sequence is transformed into a stationary time series by the first-order difference. Figure 4 shows that the model well fits to the consumer price index sequence. The residual sequence of regression equation is basically a zero-mean stationary sequence, indicating that the prediction accuracy is high, and the ability of model explaining the reality is relatively strong. order to prevent to cause inflation or deflation by the sharp rise or fall of CPI, the government and the relevant departments should always keep a vigilant heart and always grasp the economic trends, to ensure a reasonable and stable CPI.
Predictions of model
